Missing data checks and sensitivity analyses using multiple imputation
Families retained and lost to follow-up did not differ in terms of parent or adolescent age, adolescent gender, rates of adolescent DSM-IV disorder or suicidal ideation, but adolescents retained in the study had fewer baseline depression symptoms (1·6 vs 2·1; p=0·04), higher cognitive ability (IQ=96·8 vs. 87·3; p<0·001), and fewer parent-reported depression symptoms (2·4 vs. 3·6, p=0·001) . Sensitivity analyses accounted for missing data for offspring mental health, protective factors and other covariates using multivariate imputation by chained equations. S1 This assumes that data are missing at random (MAR) i.e. given the observed data included in the imputation model, the missingness mechanism does not depend on the unobserved data. S2 The variables associated with non-response were therefore included in the imputation model to make the assumption of MAR as plausible as possible, along with multiple measures of offspring psychopathology and all other variables included in analyses. S2 Imputation models were run using binary logistic and linear regression models as appropriate. Predictive
Mean Matching (PMM) was used when continuous variables were not normally distributed. All variables with missing data used in analyses were imputed up to the maximum sample size of n=331 (apart from sibling warmth which was not imputed when offspring did not have a sibling).
Fifty imputed datasets were derived each with 10 cycles of regression switching and then all analyses were run on imputed datasets by combining estimates using Rubin's rules. S2 
